A time series consists of values of a variable recorded, usually at regular intervals, over a long period of time. An example from medicine would be the incidence of a disease recorded monthly over several decades. Such data usually require special methods for their analysis because of the presence of serial correlations between the separate observations. A host of techniques has been devised to identify and isolate the variety of possible fluctuations and movements of such series, for example, secular trend, seasonal variation, cyclical variation and irregular variation. In some cases 'analysis' may consist of little more than a plot of the series, in others complex models may be fitted to the series, the chosen approach often depending on whether the investigator's aim is simply to describe the series or to forecast its future values. The vast, and continually growing, body of literature on methods for the analysis of time series can be a daunting prospect for the nonspecialist medical researcher or statistician to try to penetrate, and it is for this reason that the four reviews of the area
given in this issue should prove so valuable.
The first paper, by Helfenstein, considers how a specific class of models, known alternatively as ARIMA or Box-Jenkins models, can be applied to medical time series, particularly where interest lies in assessing possible 'changes' in the series.
Harvey and Koopman begin by reviewing stationary time series and then introduce the idea of structural time series models which are essentially regression models in which the explanatory variables are functions of time, but with coefficients which change over time. Other topics which are considered are multivariate models and missing or irregularly spaced observations. The paper by Campbell reviews the use of the spectral analysis of time series in clinical medicine. Problems of aliasing and estimation of the spectrum using windowing and autoregressive techniques are considered and the methods are applied to the analysis of signals from heart rate, blood pressure and hormone levels.
The final paper, by Gasser and Molinari, provides a comprehensive account of the use of time series methodology in the analysis of EEGs.
Time series data occur throughout medical research, and it is hoped that the papers in this issue will provide an overview of the methods currently available for the analysis of such data that will be of great use to many readers.
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